The local influence method plays an important role in regression diagnostics and sensitivity analysis. To implement it, we need the Delta matrix for the underlying scheme of perturbations, in addition to the observed information matrix under the postulated model. Galea, Paula and Bolfarine (1997) has recently given the observed information matrix and the Delta matrix for a scheme of scale perturbations and has assessed of local influence for elliptical linear regression models. In the present paper, we consider the same elliptical linear regression models. We study the schemes of scale, predictor and response perturbations, and obtain their corresponding Delta matrices, respectively. To illustrate the methodology for assessment of local influence for these schemes and the implementation of the obtained results, we give an example.
Introduction
During the last three decades, elliptical distributions-based linear models and multivariate analysis have been developed as stimulating and fruitful fields in statistics and econometrics, see, e.g. Fang and Anderson (1990) , Fang and Zhang (1990) and Kollo and Neudecker (1993, 1997) . Meanwhile, regression diagnostic techniques useful for many fields have been studied and applied extensively, see, e.g Chatterjee and Hadi (1988) and Pefia (1997) .
The local influence method originated with Cook (1986) has, along with other new methods, been paid considerable attention. We see that the local influence method has an advantage over other methods in several situations, see, e.g. Cook (1997) . A comparison of the local influence method with the influence function method and the case deletion method can be found in, e.g. Jung, Kim and Kim (1997) . For a useful discussion and some historical notes on the concept of influence, we refer to Farebrother (1992 Farebrother ( , 1999 .
For elliptical linear regression models, Galea, Paula and Bolfarine (1997) has recently assessed a local influence analysis. It establishes the observed information matrix under the postulated model, but deals with only one scheme of scale perturbations. The purpose of the present paper is to consider further studies on local influence for the same elliptical linear models treated in Galea et al. (1997) , and to derive Delta matrices for schemes not only of scale perturbations but also of predictor perturbations and response perturbations. The structure of the paper is as follows: Section 2 introduces the elliptical linear models and Section 3 an outline of the local influence method; Sections 4, 5 and 6 each derive Delta matrices for a scheme of scale, predictor and response perturbations; Section 7 gives an example with Ruppert and Carroll's (1980) data to assess local influence by using some of the obtained results.
